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(4)

A
16 990,374,051 1,384,349, 188 17,153,522, 827
17 2,557,544, 442 1,620,232, 975 18, 090, 854, 294
18 1,220,603, 225 2,907,193, 176 16,404, 2164, 343
19 593,298,835 2,214,586, 753 14,782,973, 425
20 405,133,269 1,870,945, 015 13,317,181, 679
21 1,416, 216,228 1,204,448, 955 13,528,948, 952
22 114, 144, 934 1,624,304, 044 12,018, 789, 842
23 79,307 657 1,549,938, 541 10,548,168, 958
24 52, 766)] 499 2,534,048, 383 8,066,887, 074
25 59,554 417 1,034,334,6209 7,092,096, 862
26 29,814 503 692,408, 147 6,429,446, 218
27 27,137 147 1,002,945, 251 5,453,648, 114
28 85,201 603 357,860, 222 5,180,949, 495
29 63, 094| 538 392, 23Q, 343 4,851,833,690
30 42, 270) 101 433,123, 435 4,460,940, 356
31 1,304,949, 322 485,684,164 5,280,245,514
32 40,352 651 413,908,646 4,906, 719,519
33 88,840 216 249,413,175 4, 746,146,560
34 45,817 577 265,728, 484 4,526,235, 653
35 87,700} 649 774,504,239 3,839,432, 063
B
16 5,200, 715,427 1,723,042,614 29,130, 535,979
17 18, 026,644,916 2,514,196, 747 44,642,984, 148
18 9,940,912, 278 1,941,544,827 52,642, 351,599
19 4,059,436, 790 3,764,447, 754 52,937,330, 635
20 3,736,590, 760 4,476,143, 278 52,197,768, 117
21 2,826,240, 183 6,489, 147,868 48,534,870, 432
22 1,078,447, 773 11,415, 173,345 38,198, 174,860
23 672,083,032 5,809,746, 303 33,060,521, 589
24 490,554, 251 6,907,042, 729 26,644,015, 111
25 450,529,187 4,156, 197,068 22,938, 347,230
26 332,603, 931 2,392,3847,602 20,878,563, 559
27 473,654,936 1,842, 135,046 19,510, 001, 4409
28 206,583, 236 1,397,1346,909 18,319,547, 776
29 227,768, 337 1,731,5842,459 16,815, 7130, 654
30 165, 131,874 1,654,882, 726 15,326, 0/09, 802
31 248,133,940 1,959,745, 285 13,614,398, 457
32 179,641,385 1,548,492, 369 12,245,563, 473
33 149,394, 742 1,485, 196,447 10,909, 771, 7638
34 131,824, 786 974,648, 213 10, 066,949,341
35 120, 174,372 650,783,074 9,536,340,6309

39/154



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2012 10 31

EMEE MHEE. 1 MoEY) (B
[ R [

(M

il
L R e
EAF A A AF F S B S A O 4

1

Ad—X
229K 230
2012=F3H 230 [
201198 240 M
213K 245 M
200=F9H 240

= A

Ba—Xx
2012591 168 M
20125E3H 168 M
2018 H 170
2013 H 180 4
2010=F9H 195 M

 BEAER 12306

40/154



VIR R EEE D

JE=z

Dmmumm.ﬁwm—*

el AJ—ZX

o

EE4

EL PASO LLC

FROMTIER CORMMUMICAT IOMS
CALPIME CORF

ALY FIRARCLAL MG

HZ A IME

SMORLLALMIE EMT AUTH
GUICKESILVER RES OURCES IR
[SH DES CORF

IMTL LEASE FIRAMCE CORFP
HG A MG

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

&9 Lk ER(e)
A—3F BI—A
tHiE 2% 1.0 1.0
fHiE 04 09
tHiE 2% 02 ns
fHiE 0s ns
tHiE 2% 02 o7
fHiE 07 o7
tHiE 2 07 o7
fHiE 2 07 o7
1HiE 2% 07 o7
it 0.6 (]3]
w Ba—=

o Hﬂﬁm
i

|—||—||_||_|

—

]

MR NME NEE NNE OPE NEE 0NE IR 2E NI2E

2012

NEE NME 0015F N6E J0TE 23R NRE JGE NIE NIBE

41/154



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104( )
9 5
http://www. nomura-am.co. jpl/
( 1 1
A
(

42/154



43/154

. 05

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(b) ( )

44/154



(a)

(b)

0120 -

45/154

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

753104 )
9 5

http://www. nomura-am. co.jpl/



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)

(
)
(
)
( )
(
)
0120-753104( )
9 5
http://www. nomura-am. co. jp/
()
()
27 28 ( 29 )

29 28 29 28

46/154



30

47/154

27

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

28



(

http://www.nomura-am.co.jp/

(
)

48/154

)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

() ()



10

49/154

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

50/154



(

(

)

)

59) (

249 28

12

)

)
133) (

193 2 1

51/154

35

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 243 29



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@
34 35
24 3 28 24 9 28

38,639,761 33,187,917
3,745,566,348 3,127,435,825
5,400,000 61,499,691
139,100,000 128,402,017
97 83
3,928,706,206 3,350,525,533
3,928,706,206 3,350,525,533

85,282,021

236,208
104,103,420 88,306,937
227,080 4,503,440
973,700 973,728
29,600,336 29,601,197
38,884 38,886
220,461,649 123,424,188
220,461,649 123,424,188
4,526,235,653 3,839,432,063
817,991,096 612,330,718
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54,581,277 51,931,379
5,703,906,076 5,187,638,356
233,400,000 213,100,000
138 130
5,991,887,491 5,452,669,865
5,991,887,491 5,452,669,865
166,104,664 157,349,620
14,979,484 8,284,350
1,463,498 1,448,934
44,490,203 44,047,546
58,473 57,892
227,006,322 211,188,342
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10,066,949,341 9,536,340,639
4,302,158,172 4,294,859,116
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2) ( 249 28 )
ACCURIDE CORP 100,0d0.00 103,0d0.00
AFFINION GROUP INC 400,.0do0.00 326,0do0.00
AIR CANADA 725,0d0.00 755,812. 50
AK STEEL CORP 75,00p. 00 63, 75p. 00
ALERE INC 650, 0d0. 00 697,145 . 00
ALERISINTL INC 375,0d0.00 405,0d0.00
ALLEN SYSTEMS GROUP
INC 475,0d0.00 308,7490.00
ALLIANCE HEALTHCARE
SVCS 900,0d0.00 774,0d0.00
ALLIANT TECHSYSTEMS
INC 400,0d0.00 438,0d0.00
ALLY FINANCIAL 1,425,d00.00 1,677,437.50
ALLY FINANCIAL INC 325,0d0.00 334,9d9.85
ALLY FINANCIAL INC 325,0d0.00 340,7d7. 37
ALLY FINANCIAL INC 950,0d0.00 1,093,4d87.50
ALPHA NATURAL
RESOURCES 400,0d0.00 342,0d0.00
ALPHA NATURAL
RESOURCES 250,0d0.00 212,5d0.00
ALTA MESA
HLDGS/FINANC S 675,0d0.00 678,315.00
AMC ENTERTAINMENT
INC 300,0d0.00 332,645. 00
AMERICAN AXLE & MFG
INC 275,0d0. 00 280,5d0.00
AMERICAN GILSONITE CO 225.0d0.00 232.815.00
AMERICAN GREETINGS 375.0d0.00 395.645. 00
AMERICAN INTL GROUP 410,0d0.00 531,4d42.50
AMERICAN INTL GROUP 500,0d0.00 616,290.00
AMERICAN
REPROGRAPHICS C 475,0d0. 00 501,145. 00
AMERIGROUP CORP 475,0d0.00 557, 244 37
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AMERISTAR CASINOS INC

375,000.00 403,593.75
AMGH MERGER SUB INC 250,000.00 272,500.00
AMKOR TECHNOLOGY

INC 150,0d0.00 148,312.50
ANIXTER INC 225,0d0.00 236,290.00
ANTERO RESOURCES

FINANCE 400,0q0.00 436,000.00
APERAM 150,0d0.00 128,645.00
APERAM 375,000.00 311,290.00
APRIA HEALTHCARE

GROUP | 180,0d0.00 175,990.00
ARAMARK HOLDINGS

CORP 268,00d0.00 274,796.80
ARCH COAL INC 575,00d0.00 485,815.00
ASAMERICAS 100,0d0.00 95,50p.00
ASHTEAD CAPITAL INC 375,040.00 395,196.25
ATKORE INTERNATIONAL

INC 700,0d0.00 685,195.00
ATLANTIC POWER CORP 275,040.00 293,562.50
ATWOOD OCEANICSINC 125,0d0.00 135,196.25
AUTONATION INC 150,0d0.00 159,790.00
AVIS BUDGET CAR

RENTAL 575,000.00 628,906.25
AVIS BUDGET CAR

RENTAL 125,0d0.00 143,497.50
AVIV HEALTHCARE

PROPERTI 200,0d0.00 213,040.00
B&G FOODSINC 650,0d0.00 705,290.00
BAKER & TAYLORINC ,950,d00.00 1,221, 487.50
BASIC ENERGY SERVICES 350,0d0.00 360,500.00
BELO CORP 425,000.00 469,645.00
BIOMET INC 524,000.00 553,4715.00
BIOMET INC 300,0d0.00 311,645.00
BIOSCRIP INC 225,000.00 243,562.50
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BLOCK

COMMUNICATIONSINC 375,0d0.00 399,375.00
BOART LONGYEAR

MANAGEMEN 275,000.00 283,593.75
BOMBARDIER INC 175,0d0.00 180,290.00
BRIGHTSTAR CORP 150,0d0.00 161,812.50
BROWN SHOE CO INC 375,000.00 385,312.50
BUILDING MATERIALS

CORP 550,000.00 596,790.00
BUILDING MATERIALS

CORP 300,0d0.00 330,000.00
BUILDING MATERIALS

CORP 525,000.00 576,187.50
BWAY HOLDING CO 325,0d0.00 367,290.00
CABLEVISION SYSTEMS

CORP 100,0d0.00 111,290.00
CABLEVISION SYSTEMS

CORP 625,000.00 624, 218.75
CAESARS OPERATING

ESCROW 475,040.00 478,562.50
CALCIPAR SA 425,000.00 422,8175.00
CALFRAC HOLDINGS LP 325,000.00 323,3715.00
CALPINE CONS FIN/CCFC

F 500,0d0.00 540,0d0.00
CALPINE CORP 1,600,q00.00 1,768,d00.00
CALPINE CORP 225,000.00 245,290.00
CAPELLA HEALTHCARE 500,0d0.00 535,000.00
CARMIKE CINEMASINC 125.0d0. 00 135,0d0.00
CASCADESINC 525,000.00 552,562.50
CASTLE (AM) & CO 200,0d0.00 227,0d0.00
CB RICHARD ELLIS

SERVICE 450,0d0.00 493,815.00
CCOHLDGSLLC/ICAP

CORP 475,040.00 517,790.00
CCOHLDGSLLC/ICAP

CORP 1,000,d00.00 1,135,900.00
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CCO HLDGSLLC/CAP
CORP
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00

. 00

26,
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CCO HLDGSLLC/CAP
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.00

830,
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CDW LLC/CDW FINANCE

300,0d0.00 333,000.00
CEDAR FAIR LP/ICANADA'S

W 650,0d0.00 742,645.00
CELANESE USHOLDINGS

LLC 325,0d0.00 357,500.00
CEMEX FINANCELLC 675,0d0.00 700,312.50
CENTRAL GARDEN & PET

co 575,000.00 612,3715.00
CEQUEL COM HLDG I/CAP

cP 750, 0d0.00 804,3715.00
CFINDUSTRIESINC 175,0d0.00 213,500.00
CHC HELICOPTER SA ,050,d00.00 1,084, 125.00
CHECKOUT HOLDINGS

CORP 350,0d0.00 208,290.00
CHESAPEAKE ENERGY

CORP 225,0d0.00 236,290.00
CHESAPEAKE ENERGY

CORP 50,00p.00 51,87b.00
CHESAPEAKE ENERGY

CORP 200,0d0.00 202,500.00
CHESAPEAKE

MIDSTREAM PT/ 150,0d0.00 157,145.00
CHESAPEAKE

MIDSTREAM PT/ 125,0d0.00 132,5d0.00
CHESAPEAKE OIL OP/FIN 350,0d0.00 337,790.00
CHESTER DOWNS &

MARINA 150,0d0.00 151,5d0.00
CHIRON MERGER SUB INC 450,000.00 478,195.00
CHOCTAW RESORT DEVEL

ENT ,023,d00.00 1,785,497.50
CHOICE HOTELSINTL INC 150,0d0. 00 165,0d0.00
CHS/COMMUNITY

HEALTH SYS 200,0d0.00 208,500.00
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CHS/COMMUNITY
HEALTH SYS

300,0d0.00 321,315.00
CIMAREX ENERGY CO 250, 0d0.00 264,3715.00
CINCINNATI BELL INC 50.00p.00 53.875.00
CINEMARKUSAINC 475,0Qd0. 00 529,645. 00
CIT GROUP INC 575,0d0.00 603,4d86.65
CIT GROUP INC 350,0d0.00 381,5d0.00
CIT GROUP INC 175,0d0.00 186,0d4. 17
CLAIRE'S STORESINC 175,0d0.00 182,447.50
CLEAR CHANNEL

WORLDWIDE 700, 0d0.00 757,740. 00
CLEAR CHANNEL

WORLDWIDE 100, 0d0. 00 96, 500. 00
CLEAR CHANNEL

WORLDWIDE 750, 0d0. 00 734,042.50
CLEAVER-BROOKSINC 825,0d0.00 888,947.50
CNG HOLDINGSINC 150,0d0.00 154,875.00
CNH CAPITAL LLC 425,0d0.00 463,2490.00
COFFEYVILLE

RESOURCES 387,0d0.00 415,047 .50
COGENT

COMMUNICATIONSGR 475,0Q00. 00 517,740. 00
COLT DEFENSE/FINANCE 400,0d0.00 278.0do0.00
COMMUNITY CHOICE

FINANCI 350,0d0.00 343,0d0.00
CON’'L RUBBER CRP

AMERICA 350,0d0.00 358,4d0.00
CONCHO RESOURCES INC 525,0d0.00 577,5d0.00
CONCHO RESOURCES INC 100,0d0.00 104,3715.00
CONSC)LENERGYlNC 245, 04Qd0. 00 257,240. 00
CONSOL ENERGY INC 550, 0d0.00 580,290.00
CONSOL ENERGY INC 225,0d0.00 219,947.50
CONSOLIDATEC COMM

FIN CO 275,0d0. 00 291,5d0.00
CONSTELLATION BRANDS

INC 470,0d0.00 540,5d0.00
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CONSTELLATION BRANDS
INC

450,000.00 516,3715.00
CONTINENTAL

RESOURCES 250,0d0.00 282,500.00
CORELOGICINC 325,000.00 351,812.50
COTT BEVERAGES USA

INC 325,0d0.00 362, 741.25
CRICKET

COMMUNICATIONS | 650, 0d0.00 637,000.00
CROSSTEX ENERGY

L PICROSS 225,0d0.00 224, 497.50
CROWN AMER/CAP CORP

1l 375,000.00 420,0d0.00
D.R. HORTON INC 200,0d0.00 214,0d0.00
D.R. HORTON INC 275,0d0.00 274,696.25
DARLING

INTERNATIONAL IN 425,0d0.00 486,645.00
DAVITA INC 425,040.00 453,196.25
DAVITA INC 325,000.00 342,815.00
DEAN FOODS CO 50,00p.00 54,37b.00
DEL MONTE CORP 575,00d0.00 595,135.00
DELTA AIRLINES 500,0d0.00 545,000.00
DIGICEL GROUPLTD 450,0d0.00 490,50d0.00
DISH DBS CORP ,250,d00.00 1,456,350.00
DISH DBS CORP 925,0q0.00 941,187.50
DYNACAST INTL LLC/FIN

IN 525,000.00 556,500.00
EACCESSLTD 325,000.00 298,147.50
EARTHLINK INC 500,0d0.00 501,8175.00
EDISON MISSION ENERGY 625.0d0.00 321,.875.00
EL PASOLLC ,950,d00.00 2,201, 799.60
ELDORADO RESORTS

LLC/CAP 300,0q0.00 300,0q0.00
ENDO PHARMACEUT

HLDGSIN 300,000.00 324,750.00
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ENDO PHARMACEUT

HLDGSIN 24,00p.00 26,04p.00
ENERGY SOLUTIONS

INC/LLC 525,000.00 475,195.00
ENTRAVISION

COMMUNICATIO 332,000.00 360,270.00
EQUINIX INC 130,0d0.00 144,990.00
EQUINOX HOLDINGSINC 375,000.00 400,312.50
ESSAR STEEL ALGOMA

INC 775,0d0.00 744,000.00
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EV ENERGY

PARTNERS/FINAN 125,.0d0.00 130,312.50
EXCO RESOURCESINC 275,0d0.00 258,5d0.00
EXIDE TECHNOLOGIES 425,0d0.00 371,815.00
EXPRESSLLC 710, 0d0.00 781,0d0.00
EXPRO FINANCE

LUXEMBOURG 398,0d0.00 411,9490.00
FERRELLGAS PARTNERS

LP 341,0d0.00 331,642.50
FGI OPERATING CO

LLC/FIN 175,.0d0.00 190,740.00
FIDELITY NATIONAL

INFORM 225,0d0.00 247,.5d0.00
FIESTA RESTAURANT

GROUP 225,0d0.00 241,312.50
FIRST DATA

CORPORATION 175,0d0.00 181,145.00
FIRST DATA

CORPORATION 175,.0d0.00 173.647.50
FLORIDA EAST RR 400,0d0.00 423,0d0.00
FMG RESOURCESAUG

2006 100,0d0.00 94,12pB.00
FORD MOTOR CREDIT CO

LLC 750, 0d0.00 820,3715.50
FORD MOTOR CREDIT CO

LLC 1,450,d00.00 1,820,4927.20
FRAC TECH SVCS/FRAC

TECH 78,000.00 83,460.00
FRESENIUS MED CARE 1| 325,0d0.00 346,947.50
FRESENIUS MED CARE Il 425.0do0. 00 453,647.50
FRONTIER

COMMUNICATIONS 150, 0d0.00 168, 750.00
FRONTIER

COMMUNICATIONS 1,625,q00.00 1,836,450.00
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FRONTIER

COMMUNICATIONS 100,0d0.00 113,5d0.00
FRONTIER

COMMUNICATIONS 200,0d0.00 208,790.00
GANNETT CO INC 250,0d0.00 285,000.00
GANNETT CO INC 300,0d0.00 339,0d0.00
GANNETT CO INC 700,0d0.00 773,5(Q0.00
GARDA WORLD SECURITY

COR 675,0040.00 712,145.00
GCI INC 525,000.00 568,312.50
GCI INC 225,000.00 226,195.00
GENON ESCROW CORP 675,00d0.00 764,497.50
GENON ESCROW CORP 925,0d0.00 1,031,375.00
GEO GROUP INC/THE 200,0q0.00 216,5(00.00
GEOEYE INC 475,040.00 520,491.87
GEOKINETICS HOLDINGS

INC 325,000.00 145,4397.50
GLOBAL BRASSAND

COPPER 650,0d0.00 708,500.00
GRATON ECONOMIC DEV

AUTH 150,0d0.00 157,145.00
GREAT LAKES

DREDGE& DOCK 250,0d0.00 263,790.00
GREIF INC 250,000.00 290,0q0.00
GRIFOLSINC 500,0d0.00 555,000.00
GULFMARK OFFSHORE

INC 125,0d0.00 129,647.50
H&E EQUIPMENT

SERVICES 275,040.00 286,687.50
HARLAND CLARKE

HOLDINGS 150,0d0.00 144,0d0.00
HCA INC 1,625,400.00 1,834,218.75
HCA INC 350,000.00 390,290.00
HCA INC 1,400,q00.00 1,589,900.00
HD SUPPLY INC 50,00p.00 54,37b.00
HEADWATERS INC 125,0d0.00 127,812.50
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HERCULES OFFSHORE INC

300, 0d0.00 312,375.00
HERCULES OFFSHORE

LLC 250, 0d0. 00 262,5d0.00
HERTZ CORP 660, 0d0. 00 699,6d0.00
HILAND PART LP/CORP 175,0d0.00 182,218.75
HILCORP ENERGY

I/HILCORP 525, 0d0.00 586,6d7.50
HILCORP ENERGY

I/HILCORP 350, 0d0. 00 386, 790. 00
HOA RESTAURANT

GP/FINANC 150,0d0.00 137,645.00
HOLLY CORP 700,0d0.00 770, 875.00
HOLLY ENERGY

PARTNERS LP 700,0d0. 00 756, 0d0. 00
HORNBECK OFFSHORE

SRVCS 425, 0d0. 00 457,947.50
HOST HOTELS & RESORTS 350, 0d0. 00 386, 790. 00
HOST HOTELS & RESORTS

LP 250, 0d0. 00 287,5d0.00
IAMGOLD CORP 350, 0d0. 00 343,875.00
ICAHN ENTERPRISES/FIN 375.0d0. 00 404.0d2.50
ICON HEALTH & FITNESS 575,0d0.00 541,218.75
IFM US COLONIAL

PIPELINE 150, 0d0.00 167,6d1.45
IGATE CORP 575, 0d0.00 628,147.50
ILFC E-CAPITAL TRUST | 300,0d0.00 205,5d0. 00
INEOS FINANCE PLC 200, 0d0. 00 211, 240.00
INEOS FINANCE PLC 150,0d0.00 153,0d0.00
INGLESMARKETSINC 400, 0d0. 00 433,5d0.00
INTELSAT JACKSON HLDG 550, 0d0. 00 501,9497.50
INTELSAT JACKSON HLDG 525,0d0.00 564,3715.00
INTL LEASE FINANCE

CORP 200, 0d0. 00 228,5d0.00
INTL LEASE FINANCE

CORP 75, 0000.00 79,96[0.57
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INTL LEASE FINANCE

CORP ,225,400.00 1,439,375.00
INTL LEASE FINANCE

CORP 75,00p.00 80,81p.50

INTL LEASE FINANCE

CORP 575,00d0.00 685,687.50
IRON MOUNTAIN INC 250,0d0.00 267,187.50
IRON MOUNTAIN INC 50,00p.00 55,50p.00

ITC DELTACOM INC 450,040.00 483, 187.50
J.B. POINDEXTER & CO 225,000.00 226,195.00
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J2 GLOBAL

COMMUNICATIONS 250, 0d0. 00 253, 740.00
JABIL CIRCUIT INC 100,0do.00 107,5d0. 00
JAGUAR HOLDING

CO/MERGER 150, 0d0.00 169, 145. 00
JAGUAR LAND ROVER PLC 150, 0d0.00 160,145 . 00
JAGUAR LAND ROVER PLC 150, 0d0.00 161,290. 00
JAMES RIVER ESCROW

INC 125,0d0.00 71,87/6.00
UBS USA LLC/IBSUSA

FINA 425,0d0.00 421,842. 50
JMC STEEL GROUP 425,0d0.00 431,9d6. 25
KB HOME 600,0do0. 00 685,5d0.00
KB HOME 50, 000.00 55,31p. 50
KEY ENERGY SERVICES

INC 175,0d0.00 178,5d0.00
KEY ENERGY SERVICES

INC 125, 0d0.00 126,8745.00
KINDRED HEALTHCARE

INC 170,0d0.00 167,490.00
KINOVE GERMAN

BONDCO GMB 229,0d0. 00 251, 9d0. 00
LADDER CAPFIN

LLC/CORP 250,0d0. 00 255, 0d0. 00
LAREDO PETROLEUM INC 300,0d0.00 325,5d0.00
LEAR CORP 226,0d0. 00 249,145. 00
LEAR CORP 293,0d0. 00 332,595.00
LENNAR CORP 225,0d0. 00 234,0d0. 00
LENNAR CORP 275,0d0. 00 305,5943. 75
LEVI STRAUSS & CO 200,0d0. 00 209,0do0. 00
LIBBEY GLASSINC 150, 0d0.00 161,290. 00
LIBERTY TIRE

RECY CLING 425,0d0. 00 409,0d42. 50
LIMITED BRANDSINC 600,0d0. 00 726,0d0. 00
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LIMITED BRANDSINC

225,0d0.00 256,500.00
LIMITED BRANDSINC 475,0d0.00 512,406.25
LIN TELEVISION CORP 400,0d0.00 426,000.00
LINN ENERGY LLC/FIN
CORP 300,0d0.00 301,500.00
LIONS GATE
ENTERTAINMENT 300,0d0.00 335,250.00
LIVE NATION
ENTERTAINMEN 100,0d0.00 104,5d0.00
LONGVIEW FIBRE PAPER
& P 500,0d0.00 523,750.00
LOUISIANA PACIFIC CORP 300.0d0. 00 336,0d0.00
LUCENT TECHNOLOGIES ,379,d00.00 913,5§7.50
LYONDELLBASELL IND
NV 425,0d0.00 454,790.00
LYONDELLBASELL IND
NV 250,0d0.00 286,290.00
LYONDELLBASELL IND
NV 50, 00p.00 57,25p.00
MANITOWOC COMPANY
INC 275,0d0.00 308,0d0.00
MARKWEST ENERGY
PART/FIN 325,0d0.00 353,4397.50
MARKWEST ENERGY
PART/FIN 200,0d0.00 215,500.00
MARQUETTE TRANS
CO/FINAN 450,0d0.00 475,815.00
MASONITE
INTERNATIONAL C 250,0d0.00 265,000.00
MCCLATCHY CO 425,0d0.00 459,000.00
MCRON FINANCE SUB
LLC/MC 175,0d0.00 181,145.00
IMEDASSETSINC 175,0d0.00 191,645.00
IMEDIA GENERAL INC 175,0d0.00 203,4397.50
IMEG ENERGY CORP 325,0d0.00 350,187.50
IMEG ENERGY CORP 225,0d0.00 241,041.25
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MEMC ELECTRONICS
MATERIA

325,0d0.00 268, 145.00
|MER|TAGEHOMESCORP 150, 0d0.00 161,290.00
||V|ETHANEXCORP 875,0d0. 00 932,546. 12
|METHANEXCORP 125,0d0.00 133,749. 25
|METROPCSW|RELESS|NC 400,0d0.00 433,0d0.00
|MG|\/IRESORT

INTERNATIONAL 875,0d0.00 982,147 .50
|MGMRESORTSINTL 575,0d0. 00 573,5d42.50
|MGMRESORTS|NTL 275,0d0. 00 288, 446. 25
|M|LLARWESTERN

FOREST 75,000.00 61,12/5.00
||V||RABELAN|CKE|—|—TD 175, 0d0.00 132,145, 00
MPL 2 ACQUISITION

CANCO 325,0d0.00 292,5d0.00
MPT OPER

PARTNERSP/FINL 600,0do0. 00 657,0d0.00
MPT OPER

PARTNERSP/FINL 225,0d0. 00 239,645.00
MYLAN INC 875,0d0. 00 989,843.75
NAI ENTER HOLDINGS

LLC 180, 0d0.00 201,6d0.00
NATIONAL CINEMEDIA

LLC 475,0d0.00 518,997.50
NATIONAL CINEMEDIA

LLC 375,0d0. 00 395,645.00
NATIONSTAR MORT/CAP

CORP 425,0d0. 00 463,2490.00
NATIONSTAR MORT/CAP

CORP 225,0d0. 00 247,5d0. 00
NATIONSTAR MORT/CAP

CORP 75,000.00 82, 12/5.00
NATIONSTAR MORT/CAP

CORP 125,0d0.00 128,145. 00
NBTY INC 575,0d0. 00 642,542.50
NCR CORP 150,0d0.00 152, 290. 00
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NEUBERGER BERMAN

GRP/FIN 150,0d0.00 160,5d0.00
NEUBERGER BERMAN

GRP/FIN 250,0d0.00 268,790.00
NEXEO SOLUTIONS

LLC/CORP 75,00p.00 74,62B.00
NIl CAPITAL CORP 225,0d0.00 178,81715.00
NORTH AMERICAN

ENERGY AL 175,0d0.00 197,790.00
NORTH ATLANTIC

TRADING 200,0d0.00 200,0d0.00
NORTHERN TIER ENERGY

LLC 180,0d0.00 198,0d0.00
NOVELISINC 475,0d0.00 522,500.00
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NRG ENERGY INC

150,0d0.00 163, .00
NRG ENERGY INC 475,0d0. 00 517, .25
NRG ENERGY INC 600,0d0.00 615, .00
NSG HOLDINGS LLC/NSG

HLD 726,0d0.00 758,6740.00
ONCURE MEDICAL CORP 800.0do. 00 492, .00
OPPENHEIMER HOLDINGS

INC 275,0d0. 00 279,812.50
OXEA FINANCE/CY SCA 583,0d0.00 639,842.50
PH. GLATFELTER CO 100,0d0.00 101,5d0.00
PAETEC HOLDING CORP 875.0d0.00 953.7490. 00
PALACE ENT HLDG

LLC/CORP 150, 0d0.00 159,375.00
PARKER DRILLING CO 325,0d0.00 353,447.50
PATHEON INC 475,0d0.00 486,8715.00
PEABODY ENERGY CORP 925,0d0.00 931,947 .50
PEABODY ENERGY CORP 775, 0d0. 00 775,0d0. 00
PENN VIRGINIA

RESOURCE 575,0d0.00 592, .00
PENS'(EAUTOGROUPINC 350, 0d .00 358, .00
PETROLEUM

DEVELOPMENT CO ,025,d00.00 L 122, .00
PETROLEUM

GEO-SERVICES 200,0d0.00 217, .00
PHH CORP 675,0d0.00 777, .75
PHH CORP 400,0d0.00 430, .00
PHIBRO ANIMAL HEALTH

COR 350,0d0.00 341, .00
PHY SIO-CONTROL INTL

INC 275,0d0. 00 302, .00
PHY SIOTHERAY ASSOC

HOLD 250,0d0.00 257, .00
PINNACLE

ENTERTAINMENT 375,0d0.00 411, .50
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PINNACLE

ENTERTAINMENT 200,0d0. 00 218,5d0. 00
PIONEER DRILLING

COMPANY 175,0d0. 00 190,7490.00
PLAINS EXPLORATION &

PRO 425,0do0. 00 431,3745.00
PLAINS EXPLORATION &

PRO 375,0d0. 00 420,0do. 00
PLAINS EXPLORATION &

PRO 275,0d0. 00 205,645.00
PLAINS EXPLORATION &

PRO 450,0d0.00 459,0d0.00
PLAINS EXPLORATION &

PRO 325,0d0. 00 331,5d0.00
PLASTIPAK HOLDINGS

INC 375,0d0. 00 431,290. 00
POLYONE CORP 300,0do0. 00 327,0d0. 00
POLY PORE

INTERNATIONAL | 125,0d0.00 134,647.50
POST HOLDINGS INC 200,0do0. 00 214,290.00
PRESTIGE BRANDS INC 455,0d0. 00 502,7715.00
PRESTIGE BRANDS INC 125,0d0.00 140,0d0.00
PRODUCTION RES GROUP 500.0do0. 00 357.5d0. 00
PROQUEST

LLC/PROQUEST 450,0d0. 00 420,740. 00
PROVIDENT FDG/PFG FIN 150.0d0.00 155.2490. 00
PSSWORLD MEDICAL INC 275,0d0.00 293,9d6. 25
PUBLIC SERVICE CO OF

NEW 550,0d0.00 666,1d47.50
PUGET ENERGY INC 325,0d0.00 363,8718.77
PUGET ENERGY INC 125,0d0.00 133,145. 00
QUADRA FNX MINING LTD 300, 0do0. 00 310,815.00
QUICKSILVER RESOURCE 1,700,d00.00 1,479.d00.00
QVCINC 75,00p.00 79,15B.22
QVCINC 1,075,d00.00 1,190,d38.97
QVCINC 275,0d0. 00 305,944. 95
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QVCINC 50,00p.00 53,03B.00
RADIATION THERAPY

SERVIC 300,0d0.00 291,0d0.00
RADIOSHACK CORP 225,0d0.00 140,645.00
RAIN CIl CARBON LLC/CII 450.0d0.00 465,7490.00
REGAL ENTERTAINMENT

GRP 350,000.00 392,8175.00
REGENCY ENERGY

PARTNERS 504,0d0.00 551,880.00
REGENCY ENERGY

PARTNERS 400,0d0.00 429,0d0.00
REGENCY ENERGY

PARTNERS 225,000.00 243,0d0.00
RELIANCE INTERMEDIATE

HO 700,0d0.00 805,0d0.00
RENT-A-CENTER INC 275,0d0.00 298,315.00
RES-CARE INC 450,040.00 501,750.00
REXEL 225,040.00 232,593.75
REYNOLDS GROUP

HOLDINGS 200,0d0.00 212,040.00
REYNOLDS GRP

ISSREYNOLD 475,0d0.00 503,500.00
REYNOLDS GRP

ISSREYNOLD 225,0d0.00 244,1395.00
REYNOLDS GRP

ISSREYNOLD 425,0d0.00 426,593.75
RITEAID CORP 625,000.00 710,997.50
RIVERS PITTSBURGH

LP/FIN 175,0d0.00 187,290.00
ROADHOUSE FINANCING

INC 350,000.00 343,815.00
ROCK-TENN CO 100,0d0.00 105,642. 40
ROCK-TENN CO 100,0d0.00 108,494.10
ROCKWOOD SPECIALTIES

GRO 325,000.00 330,687.50
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ROTECH HEALTHCARE
INC

150,0do0.00 87,00p.00
RR DONNELLEY & SONS
CO 150,0do.00 153,0d0.00
RYLAND GROUP 425, 0d0.00 461,145.00
RYLAND GROUP 150,0do.00 150,3745. 00
SABRA HEALTH/CAPTL
CORP 150,0d0.00 165,0d0.00
SABRE INC 675,0d0.00 691,8795.00
SALEM
COMMUNICATIONS 237,0do. 00 264,591.25
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SALLY HOLDINGS/SALLY
CAP

450,000.00 502,8175.00
SALLY HOLDINGS/SALLY

CAP 550,0d0.00 588,500.00
SANDRIDGE ENERGY INC 500,0d0.00 547,50d0.00
SANDRIDGE ENERGY INC 500,000.00 540,000.00
SANDRIDGE ENERGY INC 150,0d0.00 154, 875.00
SANDRIDGE ENERGY INC 200.0d0. 00 212,7490.00
SANDRIDGE ENERGY INC 275,000.00 283,290.00
SBA COMMUNICATIONS

CORP 325,0d0.00 332, 718.75
SCHAEFFLER FINANCE BV 200.0d0.00 222, 0d0.00
SCIENTIFIC GAMES CORP 250.0d0.00 272,5d0.00
SEALED AIR CORP 450,040.00 484,815.00
SEALED AIR CORP 325,000.00 364,812.50
SEITEL ACQUISITION

CORP 619,0d0.00 623,642.50
SEMINOLE TRIBE OF

FLORID 375,0d0.00 414,3715.00
SENECA GAMING CORP 650,00d0.00 685,790.00
SERVICE CORP INTL 875,000.00 1,071,475.00
SERVICEMASTER

COMPANY 425,040.00 437,790.00
SESI LLC 300,0d0.00 322,500.00
SESI LLC 300,0d0.00 333,000.00
SHEA HOMES LP/FNDG CP 300,0d0.00 335,290.00
SILGAN HOLDINGS INC 400,0d0.00 419,0d0.00
SIRIUS XM RADIO INC 225,000.00 224, 497.50
SLM CORP 100,0d0.00 109,375.00
SLM CORP 625,0d0.00 721,8175.00
SM ENERGY CO 175,0d0.00 186,3715.00
SM ENERGY CO 175,0d0.00 183,9d8.75
SNOQUALMIE ENT AUTH 1,530,900.00 1,560,800.00
SONICAUTOMOTIVE INC 775,0d0.00 829,250.00
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SOTHEBY'S 50, 000.00 50,43fF.50
SPECTRUM BRANDS

HLDGS 100,0d0.00 113,0d0.00
SPECTRUM BRANDS

HLDGS 75,00p.00 77,90k.25
SPECTRUM BRANDSINC 500,0d0.00 565,0d0.00
SPEEDWAY

MOTORSPORTSINC 325,0d0.00 352,645.00
SPEEDWAY

MOTORSPORTSINC 100,0d0.00 106, 2590.00
SPENCER SPIRIT

HLDG/GIFT 175,0d0.00 188, 145.00
SPIRIT AEROSYSTEMSINC 375.0d0.00 410.645. 00
SPRINGLEAF FINANCE

CORP 400,0do0.00 339,0d0.00
SPRINT CAPITAL CORP 550, 0d0.00 570,645.00
SPRINT NEXTEL CORP 475,0d0.00 540,312.50
SPRINT NEXTEL CORP ,075,d00.00 ,198,4d25.00
SPRINT NEXTEL CORP 450. 0do0. 00 502.8715.00
SPRINT NEXTEL CORP 75,00p.00 78,56pR.50
STANDARD PACIFIC CORP 850.0d0.00 984,947, 50
STARZ LLC/STARZ FIN

CORP 175,0d0.00 179,812.50
STEEL DYNAMICSINC 175,0d0.00 182,875.00
STEEL DYNAMICSINC 275,0d0.00 284,645.00
STEWART ENTERPRISES 150,0d0. 00 162,0d0.00
STONERIDGE INC 325,0d0.00 352,645.00
STRATUS TECHNOLOGIES

INC 833,0d0. 00 778,895.00
SUNCOKE ENERGY INC 225,0d0.00 229,5d0.00
SYNCREON GLOBAL

IRE/FIN 500,0d0.00 523,7490.00
TARGA RESOURCES

PARTNERS 425,0d0.00 467,5d0.00
TARGA RESOURCES

PARTNERS 350,0d0.00 381,5d0.00

95/154

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo



TARGA RESOURCES

PARTNERS 175,0d0.00 186,3715.00
TAY LOR MORRISON

COMM/MON 150,0d0.00 161,240.00
TAY LOR MORRISON

COMM/MON 75,00p. 00 80,62k. 00
TELEFLEX INC 300,0d0.00 324,0d0.00
TELESAT

CANADA/TELESAT L 400,0d0.00 419,0d0.00
TEMBEC INDUSTRIES INC 100, 0d0. 00 105.5d0. 00
TEMPEL STEEL COMPANY 100.0d0. 00 98, 250.00
TENASKA ALABAMA PART 287,4d2. 52 303,3d4.60
TENNECO INC 225,0d0.00 245,812 .50
[TESORO CORP 100,0d0.00 103, 240.00
[TESORO CORP 475,0d0.00 552,1d7.50
TESORO CORP 375,0d0.00 387,147.50
TESORO LOGISTICS

LP/CORP 75,00p.00 76,68[.50
TEXAS PETROCHEMICAL

CORP 275,0d0. 00 298,315.00
THERMADYNE HOLDINGS

CORP 150,0d0.00 160,5d0.00
THOMPSON CREEK

METALSCO 275,0d0. 00 224,4d8. 75
TITAN INTERNATIONAL

INC 475,0d0. 00 504,647.50
TOLL BROS FINANCE

CORP 725,0d0.00 923,2d6.20
TOLL BROS FINANCE

CORP 225,0d0.00 257,7d8. 92
TOLL BROS FINANCE

CORP 175,0d0.00 194,6715.95
TOPS MARKETS 325,0d0.00 344,0d3.75
TOYSR US DELAWARE

INC 425,0d0.00 434,5d2. 50

96/154

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo



EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo

TRAC INTERMODAL

LLC/CORP 300,0d0.00 313,500.00
TRANS UNION

LLC/TRANSUNI 475,0d0.00 560,500.00
TRINIDAD DRILLING LTD 250.0d0.00 271,290.00
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TRIUMPH GROUP INC

275,040.00 301,125.00
TRWAUTOMOTIVE INC 130,0d0.00 144,442.50
UNISYS CORP 200,0d0.00 210,0d0.00
UNIT CORP 175,0d0.00 181,562.50
UNIT CORP 300,090.00 311,250.00
UNITED REFINING 425,000.00 468,562.50
UNITED RENTALSNORTH
AM 250,000.00 279,3175.00
UNIVERSAL HOSPITAL
SERVI 375,0d0.00 373,135.00
UNIVERSAL HOSPITAL
SERVI 225,0d0.00 236,290.00
UNIVISION
COMMUNICATIONS 775,040.00 800,1§7.50
UNIVISION
COMMUNICATIONS 125,0d0.00 134,375.00
UNIVISION
COMMUNICATIONS 925,000.00 925,0d0.00
UPC HOLDING BV 650,000.00 718,290.00
UR FINANCING ESCROW
CORP 225,000.00 243,0d0.00
US STEEL CORP 150,0d0.00 151,312.50
US STEEL CORP 175,0d0.00 173,647.50
VAIL RESORTSINC 225,040.00 245,812.50
VALEANT
PHARMACEUTICALS 150,0d0. 00 160,875.00
VALEANT
PHARMACEUTICALS 425,000.00 450,5d0.00
VALEANT
PHARMACEUTICALS 125,0d0.00 127,5d0.00
VANGUARD HLT HDG
LLC/INC 300,0d0.00 321,0d0.00
VERSO PAPER HLDGS
LLC/IN 75,00p.00 78,93f.50
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VERSO PAPER HLDGS
LLC/IN 250,040.00 122,5d0.00
VPl ESCROW CORP 275,040.00 281, 147.50
VULCAN MATERIALS 225,040.00 244, 145. 00
WEST CORP 850, 0d0.00 892 5d0.00
WESTERN REFINING INC 625,0d0.00 698,437.50
WIND ACQUISITION FIN
SA 400,0d0.00 378,0d0.00
WIND ACQUISITION
HOLDING 373, 745.00 295, 248.55
WINDSTREAM CORP 375,040.00 419,042.50
WINDSTREAM CORP 275,0d0.00 207, 647.50
WINDSTREAM CORP 375.0d0.00 405,0d0.00
WINDSTREAM CORP 250,0d0.00 266,81715.00
WMG ACQUISITION CORP 325,0d0.00 355,042.50
WMG ACQUISTION CORP 450, 0d0.00 508, 5d0.00
WMG ACQUSITION CORP 150,0d0.00 164,290, 00
WMG HOLDINGS CORP 300,0d0.00 331,5d0.00
WPX ENERGY INC 150,0d0.00 162, 3715.00
WY LE SERVICES CORP 225.0d0.00 244, 145. 00
WYNN LASVEGAS
LLC/CORP 575,0d0.00 641,145.00
WYNN LASVEGAS
LLC/CORP 250, 0d0.00 255, 645.00
XM SATELLITE RADIO INC 425,040.00 471,740.00
507 194,465,|237.5203,932,989.90
(15,825,400, 016
97.6% 100.|0%
15,825, 400,016
(15,825,400, 016
15,825, 400,016
(15,825,400, 016

(
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